TABLE V - HOLDINGS OF TREASURY SECURITIES IN STRIPPED FORM, JUNE 30, 2001

Corpus Amount Outstanding in Thousands
Loan Description STRIP Maturity Date Reconstituted
CcusIP Total Portion Held in | Portion Held in This Mon
i L i Form| Stripped Form
Treasury Bonds:
CuUsIP: Interest Rate:
912810 DM7 11-5/8 912803 AB9| 11/15/04 8,301,806 4,679,406 3,622,400 81,600
DQ8 12 ADS| 05/15/05 4,260,758 1,892,608 2,368,150 0
DR6 10-3/4 AGS] 08/15/05 9,269,713 5,851,413 3,418,300 101,600
DuU9 9-3/8 AJ2| 02/15/06 4,755,916 4,651,468 104,448 29,480
DN5 11-3/4 912800 AA7| 11/15/14 6,005,584 2,195,184 3,810,400 148,800
DPO 11-1/4 912803 AA1] 02/15/15 11,085,799 7,326,884 3,758,915 1,476,080
Ds4 10-5/8 ACT| 08/15/15 4,390,916 3,066,703 1,324,213 716,240
DT2 9-7/8 AE3 11/15/15 5,666,859 3,036,249 2,630,610 235,600
bv7 9-1/4 AFO] 02/15/16 5,811,754 5,260,164 551,590 182,000
DW5 7-1/4 AHS| 05/15/16 18,823,551 18,523,923 299,628 273,600
DX3 7-1/2 AK9| 11/15/16 18,824,448 17,444,288 1,380,160 146,800
DYl 8-3/4 AL7| 05/15/17 16,241,669 8,738,284 7,503,385 1,118,735
Dz8 8-7/8 AMS| 08/15/17 12,031,358 9,318,577 2,712,781 358,800
EA2 9-1/8 AN3| 05/15/18 7,072,439 2,926,039 4,146,400 286,400
EBO 9 AP8| 11/15/18 7,614,470 3,720,270 3,894,200 300,800
EC8 8-7/8 AQ6|  02/15/19 15,084,798 9,510,698 5,574,100 769,600
ED6 8-1/8 AR4 08/15/19 19,280,932 18,271,645 1,009,287 472,033
EE4 8-1/2 AS2 02/15/20 9,888,268 7,652,220 2,236,048 147,200
EF1 8-3/4 ATO| 05/15/20 8,197,183 3,533,303 4,663,880 304,600
EG9 8-3/4 AU7 08/15/20 18,166,306 9,009,586 9,156,720 1,093,760
EH7 7-718 AV5 02/15/21 10,247,573 9,350,773 896,800 316,000
EJ3 8-1/8 AW3 05/15/21 10,473,788 5,985,973 4,487,815 614,545
EKO 8-1/8 AX1| 08/15/21 10,173,482 8,930,254 1,243,228 405,440
EL8 8 AY9| 11/15/21 31,177,194 13,557,179 17,620,015 2,784,775
EM6 7-1/4 AZ6|  08/15/22 10,237,790 9,385,391 852,399 199,200
EN4 7-5/18 BAO 11/15/22 7,933,626 4,723,776 3,209,850 617,600
EP9 7-1/8 BB8} 02/15/23 16,899,061 10,795,861 6,103,200 899,200
EQ7 6-1/4 BCS| 08/15/23 22,659,044 19,228,164 3,430,880 123,680
ES3 7-112 BD4 11/15/24 9,704,162 3,412,482 6,291,680 205,120
ET1 7-5/18 BE2] 02/15/25 10,634,170 3,833,019 6,801,151 412,800
EV6 6-7/8 BF9| 08/15/25 11,695,207 7,614,800 4,080,407 210,880
EW4 6 BG7| 02/15/26 12,837,916 11,156,616 1,681,300 111,900
EX2 6-3/4 BHS| 08/15/26 10,018,418 7,088,218 2,930,200 350,800
EYO 6-1/2 BJ1 11/15/26 11,168,177 6,748,277 4,419,900 578,400
EZ7 6-5/8 BK8} 02/15/27 10,210,971 7,050,971 3,160,000 323,200
FAL 6-3/8 BL6 08/15/27 10,015,756 7,785,756 2,230,000 70,400
FB9 6-1/8 BM4 11/15/27 22,046,339 13,412,739 8,633,600 1,226,600
FE3 5-1/2 BP7| 08/15/28 11,776,201 11,188,201 588,000 235,600
FFO 5-1/4 BVv4| 11/15/28 10,947,052 10,446,452 500,600 41,600
FG8 5-1/4 BW?2| 02/15/29 11,350,341 10,992,741 357,600 6,400
FJ2 6-1/8 CGe|  08/15/29 11,178,580 11,012,380 166,200 107,200
FM5 6-1/4 CH4 05/15/30 17,043,162 16,955,754 87,408 82,600
FP8 5-3/8 CK7| 02/15/31 10,886,993 10,784,593 102,400 0
Total Treasury Bonds.... 512,089,530 368,049,282 144,040,248 18,167,668
Treasury Inflation-Indexed Notes:
CuUsIP: Series:  Interest Rate:
912827 3A8 J 3-5/8 912820 BZY 07/15/02 18,573,256 18,573,256 0 0
2M3 A 3-3/8 BV8| 01/15/07 17,592,199 17,592,199 0 0
377 A 3-5/8 CL9| 01/15/08 18,405,957 18,296,473 109,484 0
4Y5 A 3-7/8 DN4| 01/15/09 17,151,053 17,151,053 0 0
5ws8 A 4-1/4 EKO9| 01/15/10 11,901,728 11,901,728 0 0
6R8 A 3-1/2 GA9 01/15/11 6,098,733 6,098,733 0 0
Total Inflation-Indexed Notes............... | 89,722,927 89,613,443 109,484 0
Treasury Inflation-Indexed Bonds:
CusIP: Interest Rate:
912810 FD5 3-5/8 912803 BN2|  04/15/28 18,381,583 18,381,583 0 0
FH6 3-7/8 CF§ 04/15/29 21,219,801 21,085,308 134,493 0
Total Inflation-Indexed Bonds............... 39,601,384 39,466,892 134,493 0




TABLE V - HOLDINGS OF TREASURY SECURITIES IN STRIPPED FORM, JUNE 30, 2001 -- Continued

Corpus Amount Outstanding in Thousands
Loan Description STRIP Maturity Date Reconstituted
cusip Total Portion Held in | Portion Held in This Mor
[e] i L Form| Stripped Form
Treasury Notes:

CuUsIP: Series:  Interest Rate:
912827 Y71 L 6-5/8 912820 FFY  07/31/01 14,136,833 14,136,833 0 0
5.2 AB 5-1/2 DYO 07/31/01 20,541,318 20,083,318 458,000 0
B92 C 7-718 BB2| 08/15/01 12,339,185 7,244,185 5,095,000 38,400
Z39 M 6-1/2 FG7| 08/31/01 14,000,224 13,986,624 13,600 0
5P3 AC 5-1/2 EB9 08/31/01 20,118,595 20,118,595 0 0
Z54 N 6-3/8 FH5| 09/30/01 14,518,514 14,480,114 38,400 0
5Q1 AD 5-5/8 EC7| 09/30/01 18,797,828 18,297,028 500,800 0
z88 P 6-1/4 FJ1 10/31/01 14,639,843 14,639,843 0 0
5R9 AE 5-7/8 ED5| 10/31/01 19,196,002 19,194,402 1,600 0
D25 D 7-1/2 BCO| 11/15/01 24,226,102 19,006,602 5,219,500 130,000
2C5 Q 5-7/8 EGS§ 11/30/01 33,504,627 33,499,827 4,800 0
2E1 R 6-1/8 EJ2 12/31/01 31,166,321 31,081,521 84,800 0
2G6 C 6-1/4 FK8 01/31/02 13,453,346 13,398,338 55,008 0
5X6 R 6-3/8 EL7| 01/31/02 19,381,251 19,381,251 0 0
25 D 6-1/4 FL6| 02/28/02 13,799,902 13,799,902 0 0
6A5 S 6-1/2 EN3| 02/28/02 16,563,375 16,529,875 33,500 0
2P6 E 6-5/8 FM4 03/31/02 14,301,310 14,278,910 22,400 0
6B3 T 6-1/2 EPS8 03/31/02 17,237,943 17,234,743 3,200 0
2S0 F 6-5/8 FN2| 04/30/02 14,474,673 14,474,673 0 0
6C1 u 6-3/8 EQ#| 04/30/02 17,390,900 17,390,900 0 0
F49 A 7-1/2 BDS8| 05/15/02 11,714,397 7,718,237 3,996,160 33,520
2wW1 G 6-1/2 FP7 05/31/02 13,503,890 13,503,890 0 0
6E7 \2 6-5/8 ES2| 05/31/02 14,871,823 14,849,423 22,400 0
2Y7 H 6-1/4 FQS5|  06/30/02 13,058,694 13,058,694 0 0
6F4 W 6-3/8 ETO|  06/30/02 14,320,609 14,318,609 2,000 0
3C4 K 6 FR3 07/31/02 12,231,057 12,231,057 0 0
6HO X 6-1/4 EU7| 07/31/02 15,057,900 15,057,900 0 0
G55 B 6-3/8 BES6) 08/15/02 23,859,015 20,506,753 3,352,262 500,800
3G5 L 6-1/4 FsS1 08/31/02 12,731,742 12,731,742 0 0
6K3 Y 6-1/8 FUS6)| 08/31/02 15,072,214 15,072,214 0 0
339 M 5-7/8 CC9 09/30/02 12,806,814 12,768,414 38,400 0
6L1 z 6 Fv4 09/30/02 15,144,335 15,144,335 0 0
3L4 N 5-3/4 CE5 10/31/02 26,593,892 26,534,692 59,200 0
3Q3 P 5-3/4 CH8| 11/30/02 12,120,580 11,826,980 293,600 500
6P2 AC 5-5/8 FYs 11/30/02 15,058,528 14,990,688 67,840 0
3s9 Q 5-5/8 CK1| 12/31/02 12,052,433 11,667,793 384,640 0
6Q0 AD 5-1/8 FZ5] 12/31/02 14,822,027 14,822,027 0 0
3v2 [} 5-1/2 CN5 01/31/03 13,100,640 13,100,640 0 0
6S6 L 4-3/4 GB7 01/31/03 15,452,604 15,452,604 0 0
J78 A 6-1/4 BF3|  02/15/03 23,562,691 22,350,667 1,212,024 7,488
3z3 D 5-1/2 Cs4 02/28/03 13,670,354 13,626,354 44,000 0
6UL M 4-5/8 GD3 02/28/03 14,685,095 14,685,095 0 0
4B5 E 5-1/2 Cu9 03/31/03 14,172,892 14,172,092 800 0
6V9 N 4-1/4 GE1 03/31/03 14,674,853 14,674,853 0 0
4D1 F 5-3/4 Cwsj 04/30/03 12,573,248 12,573,248 0 0
6W7 P 4 GF8|  04/30/03 13,338,528 13,338,528 0 0
4H2 G 5-1/2 DA2 05/31/03 13,132,243 13,103,843 28,400 0
6Y3 Q 4-1/4 GH4| 05/31/03 13,331,937 13,331,937 0 0
4K5 H 5-3/8 DC8 06/30/03 13,126,779 13,125,059 1,720 0
L83 B 5-3/4 BG1| 08/15/03 28,011,028 25,834,828 2,176,200 16,000
4N9 J 5-1/4 DE4| 08/15/03 19,852,263 19,680,263 172,000 4,900
4u3 K 4-1/4 DJ3 11/15/03 18,625,785 17,604,085 1,021,700 0
N81 A 5-7/8 BH9| 02/15/04 12,955,077 12,442,077 513,000 25,600
5A6 E 4-3/4 DQ7| 02/15/04 17,823,228 17,799,228 24,000 0
P89 B 7-1/4 BJS| 05/15/04 14,440,372 13,779,572 660,800 1,600
5F5 F 5-1/4 DUsg 05/15/04 18,925,383 18,925,383 0 0
Q88 [ 7-1/4 BK2 08/15/04 13,346,467 11,643,267 1,703,200 41,600
5M0 G 6 DZ7 08/15/04 18,089,806 18,089,806 0 0
R87 D 7-718 BLO 11/15/04 14,373,760 14,368,960 4,800 0
557 H 5-7/8 EE3] 11/15/04 32,658,145 32,658,145 0 0
S86 A 7-1/2 BM8| 02/15/05 13,834,754 13,246,594 588,160 23,200
T85 B 6-1/2 BNS| 05/15/05 14,739,504 14,739,104 400 0
6D9 E 6-3/4 ER4 05/15/05 28,562,370 28,562,370 0 0
us3 Cc 6-1/2 BP1 08/15/05 15,002,580 15,002,580 0 0
Va2 D 5-7/8 BQY| 11/15/05 15,209,920 14,836,680 373,240 14,800
B6N7 F 5-3/4 FX0 11/15/05 28,062,797 28,025,997 36,800 1,600
ws1 A 5-5/8 BR7| 02/15/06 15,513,587 15,492,107 21,480 0
X80 B 6-7/8 BSS5) 05/15/06 16,015,475 15,729,875 285,600 116,480
6X5 E 4-5/8 GG6| 05/15/06 16,180,509 16,180,509 0 0
Y55 Cc 7 BT3] 07/15/06 22,740,446 22,740,446 0 0
z62 D 6-1/2 BUO| 10/15/06 22,459,675 22,450,675 9,000 0
230 B 6-1/4 BW6|  02/15/07 13,103,678 12,965,874 137,804 3,200
2us [ 6-5/8 BX4 05/15/07 13,958,186 13,690,711 267,475 21,800
3E0 D 6-1/8 CA3 08/15/07 25,636,803 25,210,603 426,200 0
3X8 B 5-1/2 CQg| 02/15/08 13,583,412 13,568,912 14,500 0
4F6 C 5-5/8 CY1 05/15/08 27,190,961 27,081,801 109,160 0
4vi D 4-3/4 DKO| 11/15/08 25,083,125 24,963,925 119,200 0
5G3 B 5-1/2 DV6| 05/15/09 14,794,790 14,280,490 514,300 0
5N8 [} 6 EAL 08/15/09 27,399,894 27,227,094 172,800 0
5Z1 B 6-1/2 EMS 02/15/10 23,355,709 23,343,109 12,600 5,200
6J6 Cc 5-3/4 FT9| 08/15/10 22,437,594 22,436,994 600 0
6T4 B 5 GCS5| 02/15/11 23,436,329 23,436,329 0 0
Total Treasury Notes..........................| 1,441,033,318 1,410,634,245 30,399,073 986,688
Grand Total.... 2,082,447,159 1,907,763,861 174,683,298 19,154,356




